
STATE OF ARIZONA

October 31, 2019

ATZF

ST OF AZ POOL 5 LGIP

November 7, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local113,361.400 113,361.40 113,361.401.000000 0.00 0.01
1.000000Base 113,361.40 113,361.401.000000 0.00 0.01

US DOLLAR  Total
113,361.400 Local 113,361.40 113,361.40 0.00 0.01

Base 113,361.40 113,361.40 0.00 0.01

Base113,361.400 113,361.40 113,361.40 0.00 0.01

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

01 Nov 20192.15000003785EY16 APPLE INC

100.000000Local6,000,000.000 6,000,000.00 6,000,000.00100.000000 0.00 0.31
100.000000Base 6,000,000.00 6,000,000.00100.000000 0.00 0.31

19 Nov 20192.04000003785EYK4 APPLE INC

99.898000Local20,000,000.000 19,979,600.00 19,979,600.0099.898000 0.00 1.03
99.898000Base 19,979,600.00 19,979,600.0099.898000 0.00 1.03

06 Nov 20192.18000004821UY63 ATLANTIC ASSET SECUR

99.969722Local15,000,000.000 14,995,458.33 14,995,458.3399.969722 0.00 0.78
99.969722Base 14,995,458.33 14,995,458.3399.969722 0.00 0.78

15 Nov 20191.95000004821UYF3 ATLANTIC ASSET SECUR

99.924167Local20,000,000.000 19,984,833.33 19,984,833.3399.924167 0.00 1.03
99.924167Base 19,984,833.33 19,984,833.3399.924167 0.00 1.03

18 Nov 20191.96000004821UYJ5 ATLANTIC ASSET SECUR

99.907444Local15,000,000.000 14,986,116.66 14,986,116.6699.907444 0.00 0.78
99.907444Base 14,986,116.66 14,986,116.6699.907444 0.00 0.78
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02 Jan 20202.08000006370R4H9 BANK OF MONTREAL-

100.049739Local10,000,000.000 10,000,000.00 10,004,973.90100.000000 4,973.90 0.52
100.049739Base 10,000,000.00 10,004,973.90100.000000 4,973.90 0.52

10 Jan 20201.94000006370R5L9 BANK OF MONTREAL-

100.030419Local15,000,000.000 15,000,000.00 15,004,562.85100.000000 4,562.85 0.78
100.030419Base 15,000,000.00 15,004,562.85100.000000 4,562.85 0.78

13 Jan 20202.09000007644AAD6 BEDFORD ROW FDG CORP

99.645139Local3,330,000.000 3,315,887.28 3,318,183.1399.576195 2,295.85 0.17
99.645139Base 3,315,887.28 3,318,183.1399.576195 2,295.85 0.17

21 Jan 20202.16000007644AAM6 BEDFORD ROW FDG CORP

99.610525Local10,000,000.000 9,951,400.00 9,961,052.5099.514000 9,652.50 0.52
99.610525Base 9,951,400.00 9,961,052.5099.514000 9,652.50 0.52

12 Nov 20192.11000007644BYC0 BEDFORD ROW FDG CORP

99.935528Local5,000,000.000 4,996,776.39 4,996,776.3999.935528 0.00 0.26
99.935528Base 4,996,776.39 4,996,776.3999.935528 0.00 0.26

03 Feb 20202.16088007644CFT2 BEDFORD ROW FDG CORP

100.025000Local10,000,000.000 10,000,000.00 10,002,500.00100.000000 2,500.00 0.52
100.025000Base 10,000,000.00 10,002,500.00100.000000 2,500.00 0.52

03 Feb 20202.17088007644DJJ8 BEDFORD ROW FDG CORP

100.000000Local23,000,000.000 23,000,000.00 23,000,000.00100.000000 0.00 1.19
100.000000Base 23,000,000.00 23,000,000.00100.000000 0.00 1.19

19 Feb 20202.15000009702LBK0 BOEING COMPANY

99.431972Local12,000,000.000 11,921,166.67 11,931,836.6499.343056 10,669.97 0.62
99.431972Base 11,921,166.67 11,931,836.6499.343056 10,669.97 0.62

04 Dec 20192.16000009702MZ48 BOEING CO.

99.849758Local10,000,000.000 9,980,200.00 9,984,975.8099.802000 4,775.80 0.52
99.849758Base 9,980,200.00 9,984,975.8099.802000 4,775.80 0.52

21 Nov 20191.9400001247P3YM8 CAFCO LLC

99.892222Local15,650,000.000 15,633,132.78 15,633,132.7899.892222 0.00 0.81
99.892222Base 15,633,132.78 15,633,132.7899.892222 0.00 0.81
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13 Nov 20192.10000013738KYD3 CAN AST & CAN LTD JT

99.930000Local5,000,000.000 4,996,500.00 4,996,500.0099.930000 0.00 0.26
99.930000Base 4,996,500.00 4,996,500.0099.930000 0.00 0.26

13 Nov 20192.15000013738KYD3 CAN AST & CAN LTD JT

99.928333Local15,000,000.000 14,989,250.00 14,989,250.0099.928333 0.00 0.78
99.928333Base 14,989,250.00 14,989,250.0099.928333 0.00 0.78

03 Dec 20192.15000013738KZ34 CAN AST & CAN LTD JT

99.844267Local20,000,000.000 19,961,777.78 19,968,853.4099.808889 7,075.62 1.03
99.844267Base 19,961,777.78 19,968,853.4099.808889 7,075.62 1.03

13 Dec 20192.11000013738KZD2 CAN AST & CAN LTD JT

99.794433Local10,000,000.000 9,975,383.33 9,979,443.3099.753833 4,059.97 0.52
99.794433Base 9,975,383.33 9,979,443.3099.753833 4,059.97 0.52

08 Jan 20202.09000015060XA85 CEDAR SPRING CPTL CO

99.637711Local10,000,000.000 9,960,522.22 9,963,771.1099.605222 3,248.88 0.52
99.637711Base 9,960,522.22 9,963,771.1099.605222 3,248.88 0.52

07 Nov 20191.95000015060YY79 CEDAR SPRING CPTL CO

99.967500Local20,000,000.000 19,993,500.00 19,993,500.0099.967500 0.00 1.03
99.967500Base 19,993,500.00 19,993,500.0099.967500 0.00 1.03

20 Nov 20192.08000015963UYL4 CHARIOT FNDG LLC

99.890222Local20,000,000.000 19,978,044.45 19,978,044.4599.890222 0.00 1.03
99.890222Base 19,978,044.45 19,978,044.4599.890222 0.00 1.03

25 Nov 20191.95000015963UYR1 CHARIOT FNDG LLC

99.870000Local20,000,000.000 19,974,000.00 19,974,000.0099.870000 0.00 1.03
99.870000Base 19,974,000.00 19,974,000.0099.870000 0.00 1.03

29 Jan 20201.95000016677JAV8 CHEVRON CORP

99.572553Local10,000,000.000 9,951,791.67 9,957,255.3099.517917 5,463.63 0.52
99.572553Base 9,951,791.67 9,957,255.3099.517917 5,463.63 0.52

21 Feb 20201.78000019121ABM2 COCA-COLA COMPANY

99.452444Local20,000,000.000 19,889,244.44 19,890,488.8099.446222 1,244.36 1.03
99.452444Base 19,889,244.44 19,890,488.8099.446222 1,244.36 1.03
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27 Mar 20201.93000019121ACT6 COCA-COLA COMPANY

99.275208Local10,000,000.000 9,921,191.66 9,927,520.8099.211917 6,329.14 0.51
99.275208Base 9,921,191.66 9,927,520.8099.211917 6,329.14 0.51

18 Dec 20191.94000019121BZJ1 COCA-COLA COMPANY

99.782756Local10,000,000.000 9,974,672.22 9,978,275.6099.746722 3,603.38 0.52
99.782756Base 9,974,672.22 9,978,275.6099.746722 3,603.38 0.52

03 Jan 20202.1100002063C0A36 CONCORD MIN CPTL CO

99.679575Local20,000,000.000 19,926,150.00 19,935,915.0099.630750 9,765.00 1.03
99.679575Base 19,926,150.00 19,935,915.0099.630750 9,765.00 1.03

07 Nov 20191.9500002063C1Y79 CONCORD MIN CPTL CO

99.967500Local20,000,000.000 19,993,500.00 19,993,500.0099.967500 0.00 1.03
99.967500Base 19,993,500.00 19,993,500.0099.967500 0.00 1.03

22 Nov 20191.9000002063C1YN4 CONCORD MIN CPTL CO

99.889167Local10,000,000.000 9,988,916.67 9,988,916.6799.889167 0.00 0.52
99.889167Base 9,988,916.67 9,988,916.6799.889167 0.00 0.52

01 Nov 20191.72000022599G006 CREDIT AGRICOLE REPO REPO

100.000000Local150,000,000.000 150,000,000.00 150,000,000.00100.000000 0.00 7.76
100.000000Base 150,000,000.00 150,000,000.00100.000000 0.00 7.76

08 Jan 20202.0300002284K0A88 CROWN POINT CAP CO.

99.658489Local15,000,000.000 14,942,483.33 14,948,773.3599.616556 6,290.02 0.77
99.658489Base 14,942,483.33 14,948,773.3599.616556 6,290.02 0.77

27 Nov 20192.1500002284K1YT4 CROWN POINT CAP CO.

99.844722Local10,000,000.000 9,984,472.22 9,984,472.2299.844722 0.00 0.52
99.844722Base 9,984,472.22 9,984,472.2299.844722 0.00 0.52

05 Dec 20191.8700002284K1Z55 CROWN POINT CAP CO.

99.832456Local1,500,000.000 1,497,350.83 1,497,486.8499.823389 136.01 0.08
99.832456Base 1,497,350.83 1,497,486.8499.823389 136.01 0.08

15 Nov 20191.96000023102VYF1 CUMMINS INC

99.923778Local20,000,000.000 19,984,755.55 19,984,755.5599.923778 0.00 1.03
99.923778Base 19,984,755.55 19,984,755.5599.923778 0.00 1.03
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31 Jan 20201.9700002546R2AX4 WALT DISNEY CO

99.545758Local14,000,000.000 13,930,283.89 13,936,406.1299.502028 6,122.23 0.72
99.545758Base 13,930,283.89 13,936,406.1299.502028 6,122.23 0.72

26 Mar 20201.9300002546R2CS3 WALT DISNEY CO

99.300822Local10,000,000.000 9,921,727.78 9,930,082.2099.217278 8,354.42 0.51
99.300822Base 9,921,727.78 9,930,082.2099.217278 8,354.42 0.51

31 Dec 20191.9000002546R3ZX5 DISNEY (WALT) CO THE

99.706667Local20,000,000.000 19,936,666.67 19,941,333.4099.683333 4,666.73 1.03
99.706667Base 19,936,666.67 19,941,333.4099.683333 4,666.73 1.03

26 Nov 20191.85000030229BYS0 EXXON MOBIL CORP

99.871528Local20,000,000.000 19,974,305.55 19,974,305.5599.871528 0.00 1.03
99.871528Base 19,974,305.55 19,974,305.5599.871528 0.00 1.03

27 Nov 20191.87000030229BYT8 EXXON MOBIL CORP

99.864944Local20,000,000.000 19,972,988.89 19,972,988.8999.864944 0.00 1.03
99.864944Base 19,972,988.89 19,972,988.8999.864944 0.00 1.03

31 Dec 20191.91000030229BZX8 EXXON MOBIL CORP

99.716667Local10,000,000.000 9,968,166.67 9,971,666.7099.681667 3,500.03 0.52
99.716667Base 9,968,166.67 9,971,666.7099.681667 3,500.03 0.52

05 Nov 20192.02025030601YA39 FAIRWAY FINANCE CORP

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.52
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.52

14 Nov 20191.86000037737QYE8 GLAXOSMITHKLINE LLC

99.932833Local20,000,000.000 19,986,566.67 19,986,566.6799.932833 0.00 1.03
99.932833Base 19,986,566.67 19,986,566.6799.932833 0.00 1.03

10 Dec 20191.91625037829AAZ1 GLENCOVE FDG DAC/LLC

100.000000Local15,000,000.000 15,000,000.00 15,000,000.00100.000000 0.00 0.78
100.000000Base 15,000,000.00 15,000,000.00100.000000 0.00 0.78

15 Jan 20201.88625037829ABE7 GLENCOVE FDG DAC/LLC

100.000000Local25,000,000.000 25,000,000.00 25,000,000.00100.000000 0.00 1.29
100.000000Base 25,000,000.00 25,000,000.00100.000000 0.00 1.29
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02 Jan 20202.12000040588LA25 HALKIN FINANCE LLC USC

99.684489Local10,000,000.000 9,963,488.89 9,968,448.9099.634889 4,960.01 0.52
99.684489Base 9,963,488.89 9,968,448.9099.634889 4,960.01 0.52

30 Jan 20201.95000040588LAW9 HALKIN FINANCE LLC USC

99.535000Local20,000,000.000 19,902,500.00 19,907,000.0099.512500 4,500.00 1.03
99.535000Base 19,902,500.00 19,907,000.0099.512500 4,500.00 1.03

26 Nov 20192.11000040588MYS0 HALKIN FINANCE LLC USC

99.853472Local4,000,000.000 3,994,138.89 3,994,138.8999.853472 0.00 0.21
99.853472Base 3,994,138.89 3,994,138.8999.853472 0.00 0.21

16 Dec 20192.11000040588MZG5 HALKIN FINANCE LLC USC

99.736250Local15,000,000.000 14,960,437.50 14,960,437.5099.736250 0.00 0.77
99.736250Base 14,960,437.50 14,960,437.5099.736250 0.00 0.77

04 Nov 20192.03000045779QY42 INSTITUTIONAL SECURED

99.983083Local25,000,000.000 24,995,770.83 24,995,770.8399.983083 0.00 1.29
99.983083Base 24,995,770.83 24,995,770.8399.983083 0.00 1.29

15 Nov 20191.92000045779QYF7 INSTITUTIONAL SECURED

99.925333Local25,000,000.000 24,981,333.33 24,981,333.3399.925333 0.00 1.29
99.925333Base 24,981,333.33 24,981,333.3399.925333 0.00 1.29

09 Jan 20201.9900004820P2A96 JUPITER SECT CO LLC

99.618583Local10,000,000.000 9,961,858.33 9,961,858.3399.618583 0.00 0.52
99.618583Base 9,961,858.33 9,961,858.3399.618583 0.00 0.52

13 Nov 20192.0400004820P3YD9 JUPITER SECT CO LLC

99.932000Local15,000,000.000 14,989,800.00 14,989,800.0099.932000 0.00 0.78
99.932000Base 14,989,800.00 14,989,800.0099.932000 0.00 0.78

29 Nov 20192.0800004820P3YV9 JUPITER SECT CO LLC

99.838222Local15,000,000.000 14,975,733.33 14,975,733.3399.838222 0.00 0.77
99.838222Base 14,975,733.33 14,975,733.3399.838222 0.00 0.77

16 Jan 20201.90000048802TQ81 KELLS FDG LLC

99.598889Local10,000,000.000 9,959,888.89 9,959,888.8999.598889 0.00 0.52
99.598889Base 9,959,888.89 9,959,888.8999.598889 0.00 0.52
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04 Feb 20201.90000048802TR49 KELLS FDG LLC

99.498611Local10,000,000.000 9,949,861.11 9,949,861.1199.498611 0.00 0.51
99.498611Base 9,949,861.11 9,949,861.1199.498611 0.00 0.51

02 Apr 20202.05000048803MPQ6 KELLS FDG LLC

99.128750Local10,000,000.000 9,912,875.00 9,912,875.0099.128750 0.00 0.51
99.128750Base 9,912,875.00 9,912,875.0099.128750 0.00 0.51

29 Jan 20201.92000048803MPU7 KELLS FDG LLC

99.525333Local10,000,000.000 9,952,533.33 9,952,533.3399.525333 0.00 0.51
99.525333Base 9,952,533.33 9,952,533.3399.525333 0.00 0.51

10 Feb 20202.03000048803TLZ5 KELLS FDG LLC

99.430472Local10,000,000.000 9,943,047.22 9,943,047.2299.430472 0.00 0.51
99.430472Base 9,943,047.22 9,943,047.2299.430472 0.00 0.51

06 Jan 20202.00000052952LA69 LEXINGTN PKR CAP CO LL

99.633333Local20,000,000.000 19,926,666.67 19,926,666.6799.633333 0.00 1.03
99.633333Base 19,926,666.67 19,926,666.6799.633333 0.00 1.03

10 Jan 20201.95000052952LAA0 LEXINGTN PKR CAP CO LL

99.620833Local10,000,000.000 9,962,083.33 9,962,083.3399.620833 0.00 0.52
99.620833Base 9,962,083.33 9,962,083.3399.620833 0.00 0.52

06 Feb 20201.80000056274LB60 MANHATTAN ASSET FDG.

99.515000Local20,000,000.000 19,903,000.00 19,903,000.0099.515000 0.00 1.03
99.515000Base 19,903,000.00 19,903,000.0099.515000 0.00 1.03

25 Nov 20191.84000056274MYR7 MANHATTAN ASSET FDG.

99.877333Local20,000,000.000 19,975,466.66 19,975,466.6699.877333 0.00 1.03
99.877333Base 19,975,466.66 19,975,466.6699.877333 0.00 1.03

19 Feb 20202.00000059087ABK4 MET-LIFE FNDG INC

99.388889Local10,000,000.000 9,938,888.89 9,938,888.8999.388889 0.00 0.51
99.388889Base 9,938,888.89 9,938,888.8999.388889 0.00 0.51

03 Dec 20192.18000062455BZ32 MOUNTCLIFF

99.806222Local20,000,000.000 19,961,244.45 19,961,244.4599.806222 0.00 1.03
99.806222Base 19,961,244.45 19,961,244.4599.806222 0.00 1.03
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31 Jan 20201.71000063763PAX7 NATIONAL SECS CLEARING

99.567750Local15,000,000.000 14,935,162.50 14,935,162.5099.567750 0.00 0.77
99.567750Base 14,935,162.50 14,935,162.5099.567750 0.00 0.77

05 Dec 20191.99000063763QZ59 NATIONAL SECS CLEARING

99.812056Local20,000,000.000 19,962,411.11 19,962,411.1199.812056 0.00 1.03
99.812056Base 19,962,411.11 19,962,411.1199.812056 0.00 1.03

10 Jan 20201.99000064105RAA8 NESTLE FIN FRANCE S.

99.613056Local10,000,000.000 9,961,305.55 9,961,305.5599.613056 0.00 0.52
99.613056Base 9,961,305.55 9,961,305.5599.613056 0.00 0.52

02 Dec 20192.00000064951XZ21 NEW YORK LFE CAP COR

99.827778Local9,153,000.000 9,137,236.50 9,137,236.5099.827778 0.00 0.47
99.827778Base 9,137,236.50 9,137,236.5099.827778 0.00 0.47

18 Nov 20192.05000066844DYJ5 NORTHWESTERN UNIVERS

99.903194Local20,000,000.000 19,980,638.89 19,980,638.8999.903194 0.00 1.03
99.903194Base 19,980,638.89 19,980,638.8999.903194 0.00 1.03

19 Dec 20192.03000066844DZK1 NORTHWESTERN UNIVERS

99.729333Local20,000,000.000 19,945,866.67 19,945,866.6799.729333 0.00 1.03
99.729333Base 19,945,866.67 19,945,866.6799.729333 0.00 1.03

27 Jan 20201.95000067983TAT3 OLD LINE FUNDING LLC

99.528750Local10,000,000.000 9,952,875.00 9,952,875.0099.528750 0.00 0.51
99.528750Base 9,952,875.00 9,952,875.0099.528750 0.00 0.51

04 May 20201.85000067983TE44 OLD LINE FUNDING LLC

99.064722Local10,000,000.000 9,906,472.22 9,906,472.2299.064722 0.00 0.51
99.064722Base 9,906,472.22 9,906,472.2299.064722 0.00 0.51

05 Nov 20192.23000067983UY56 OLD LINE FUNDING LLC

99.975222Local25,000,000.000 24,993,805.56 24,993,805.5699.975222 0.00 1.29
99.975222Base 24,993,805.56 24,993,805.5699.975222 0.00 1.29

04 Feb 20202.02000071708EB46 PFIZER INC

99.466944Local20,000,000.000 19,893,388.89 19,893,388.8999.466944 0.00 1.03
99.466944Base 19,893,388.89 19,893,388.8999.466944 0.00 1.03

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

October 31, 2019

ATZF

ST OF AZ POOL 5 LGIP

November 7, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

13 Feb 20202.02000071708EBD6 PFIZER INC

99.416444Local10,000,000.000 9,941,644.44 9,941,644.4499.416444 0.00 0.51
99.416444Base 9,941,644.44 9,941,644.4499.416444 0.00 0.51

03 Mar 20201.81000071708EC37 PFIZER INC

99.381583Local20,000,000.000 19,876,316.67 19,876,316.6799.381583 0.00 1.03
99.381583Base 19,876,316.67 19,876,316.6799.381583 0.00 1.03

17 Mar 20201.94000078009ACH5 ROYAL BK OF CANADA

99.261722Local10,000,000.000 9,926,172.22 9,926,172.2299.261722 0.00 0.51
99.261722Base 9,926,172.22 9,926,172.2299.261722 0.00 0.51

04 Nov 20192.10000082124MY46 SHEFFIELD RECEIVABLE

99.982500Local15,000,000.000 14,997,375.00 14,997,375.0099.982500 0.00 0.78
99.982500Base 14,997,375.00 14,997,375.0099.982500 0.00 0.78

14 Nov 20192.20000082124MYE4 SHEFFIELD RECEIVABLE

99.920556Local25,000,000.000 24,980,138.89 24,980,138.8999.920556 0.00 1.29
99.920556Base 24,980,138.89 24,980,138.8999.920556 0.00 1.29

09 Dec 20192.11000082124MZ94 SHEFFIELD RECEIVABLE

99.777278Local10,000,000.000 9,977,727.78 9,977,727.7899.777278 0.00 0.52
99.777278Base 9,977,727.78 9,977,727.7899.777278 0.00 0.52

01 Jun 20202.0100008225X2F17 SHELL INTNL FNC B.V

98.810750Local10,000,000.000 9,881,075.00 9,881,075.0098.810750 0.00 0.51
98.810750Base 9,881,075.00 9,881,075.0098.810750 0.00 0.51

30 Jun 20201.7200008225X2FW9 SHELL INTNL FNC B.V

98.843778Local3,000,000.000 2,965,313.33 2,965,313.3398.843778 0.00 0.15
98.843778Base 2,965,313.33 2,965,313.3398.843778 0.00 0.15

23 Jan 20201.97000088602TAP8 THUNDER BAY FNDNG LLC

99.545806Local20,000,000.000 19,909,161.11 19,909,161.1199.545806 0.00 1.03
99.545806Base 19,909,161.11 19,909,161.1199.545806 0.00 1.03

20 Feb 20201.96000088602TBL6 THUNDER BAY FNDNG LLC

99.395667Local20,000,000.000 19,879,133.33 19,879,133.3399.395667 0.00 1.03
99.395667Base 19,879,133.33 19,879,133.3399.395667 0.00 1.03

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

October 31, 2019

ATZF

ST OF AZ POOL 5 LGIP

November 7, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

26 Nov 20191.87000088602UYS3 THUNDER BAY FNDNG LLC

99.870139Local2,000,000.000 1,997,402.78 1,997,402.7899.870139 0.00 0.10
99.870139Base 1,997,402.78 1,997,402.7899.870139 0.00 0.10

23 Jun 20202.05425089233A4V8 TOYOTA MOTOR CREDIT

100.000000Local20,000,000.000 20,000,000.00 20,000,000.00100.000000 0.00 1.03
100.000000Base 20,000,000.00 20,000,000.00100.000000 0.00 1.03

13 Nov 20192.05000091058UYD9 UNITED HEALTHCARE CO

99.931667Local10,000,000.000 9,993,166.67 9,993,166.6799.931667 0.00 0.52
99.931667Base 9,993,166.67 9,993,166.6799.931667 0.00 0.52

20 Nov 20192.06000091058UYL1 UNITED HEALTHCARE CO

99.891278Local20,000,000.000 19,978,255.56 19,978,255.5699.891278 0.00 1.03
99.891278Base 19,978,255.56 19,978,255.5699.891278 0.00 1.03

22 Nov 20192.04000091058UYN7 UNITED HEALTHCARE CO

99.881000Local20,000,000.000 19,976,200.00 19,976,200.0099.881000 0.00 1.03
99.881000Base 19,976,200.00 19,976,200.0099.881000 0.00 1.03

16 Jan 20202.032500912796TB5 TREASURY BILL 01/20 0.00000

99.570917Local10,000,000.000 9,957,091.67 9,957,091.6799.570917 0.00 0.52
99.570917Base 9,957,091.67 9,957,091.6799.570917 0.00 0.52

12 Mar 20201.851300912796TK5 TREASURY BILL 03/20 0.00000

99.321190Local10,000,000.000 9,932,119.00 9,932,119.0099.321190 0.00 0.51
99.321190Base 9,932,119.00 9,932,119.0099.321190 0.00 0.51

12 Nov 20192.024400912796WD7 TREASURY BILL 11/19 0.00000

99.938143Local10,000,000.000 9,993,814.33 9,993,814.3399.938143 0.00 0.52
99.938143Base 9,993,814.33 9,993,814.3399.938143 0.00 0.52

24 Dec 20191.682500912796WK1 TREASURY BILL 12/19 0.00000

99.752299Local10,000,000.000 9,975,229.86 9,975,229.8699.752299 0.00 0.52
99.752299Base 9,975,229.86 9,975,229.8699.752299 0.00 0.52

08 Nov 20191.95000092646LY87 VICTORY RECEIVABLES

99.962083Local20,000,000.000 19,992,416.67 19,992,416.6799.962083 0.00 1.03
99.962083Base 19,992,416.67 19,992,416.6799.962083 0.00 1.03

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

October 31, 2019

ATZF

ST OF AZ POOL 5 LGIP

November 7, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

18 Nov 20191.87000092646LYJ3 VICTORY RECEIVABLES

99.911695Local5,048,000.000 5,043,542.34 5,043,542.3499.911695 0.00 0.26
99.911695Base 5,043,542.34 5,043,542.3499.911695 0.00 0.26

18 Nov 20191.93000092646LYJ3 VICTORY RECEIVABLES

99.908861Local3,413,000.000 3,409,889.43 3,409,889.4399.908861 0.00 0.18
99.908861Base 3,409,889.43 3,409,889.4399.908861 0.00 0.18

01 Nov 20191.680000927YHY004 RBC CAPITAL MARKETS REPO 04/16 VAR

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 5.17
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 5.17

02 Dec 20191.86000093114FZ23 WAL-MART STORES INC

99.839833Local5,875,000.000 5,865,590.21 5,865,590.2199.839833 0.00 0.30
99.839833Base 5,865,590.21 5,865,590.2199.839833 0.00 0.30

07 Nov 20191.88000096327SY71 WHEELS INC

99.968667Local23,000,000.000 22,992,793.33 22,992,793.3399.968667 0.00 1.19
99.968667Base 22,992,793.33 22,992,793.3399.968667 0.00 1.19

07 Nov 20191.90000096327SY71 WHEELS INC

99.968333Local13,150,000.000 13,145,835.83 13,145,835.8399.968333 0.00 0.68
99.968333Base 13,145,835.83 13,145,835.8399.968333 0.00 0.68

01 Nov 20191.700000979QHT009 WELLS FARGO REPO

100.000000Local79,748,561.460 79,748,561.46 79,748,561.46100.000000 0.00 4.13
100.000000Base 79,748,561.46 79,748,561.46100.000000 0.00 4.13

01 Nov 20191.720000979QRC005 BANK OF AMERICA REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 5.17
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 5.17

US DOLLAR  Total
1,823,867,561.460 Local 1,820,434,530.38 1,820,553,280.68 118,750.30 94.20

Base 1,820,434,530.38 1,820,553,280.68 118,750.30 94.20

Base1,823,867,561.460 1,820,434,530.38 1,820,553,280.68 118,750.30 94.20

CASH EQUIVALENT Total

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

October 31, 2019

ATZF

ST OF AZ POOL 5 LGIP

November 7, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

25 Sep 20202.11124005588CAA0 BMW VEHICLE OWNER TRUST BMWOT 2019 A A1

100.029220Local14,380,480.720 14,380,480.72 14,384,682.70100.000000 4,201.98 0.74
100.029220Base20,000,000.000Original Face: 14,380,480.72 14,384,682.70100.000000 4,201.98 0.74

17 Aug 20202.25661014315PAA3 CARMAX AUTO OWNER TRUST CARMX 2019 3 A1

100.034270Local6,308,954.390 6,308,954.39 6,311,116.47100.000000 2,162.08 0.33
100.034270Base11,250,000.000Original Face: 6,308,954.39 6,311,116.47100.000000 2,162.08 0.33

16 Nov 20201.96795014315WAA8 CARMAX AUTO OWNER TRUST CARMX 2019 4 A1

100.026290Local10,000,000.000 10,000,000.00 10,002,629.00100.000000 2,629.00 0.52
100.026290Base10,000,000.000Original Face: 10,000,000.00 10,002,629.00100.000000 2,629.00 0.52

15 Apr 20202.60448014316LAA1 CARMAX AUTO OWNER TRUST CARMX 2019 2 A1

100.018920Local1,481,113.200 1,481,113.20 1,481,393.43100.000000 280.23 0.08
100.018920Base10,000,000.000Original Face: 1,481,113.20 1,481,393.43100.000000 280.23 0.08

20 May 20202.59676036257AAA9 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2019 2 A1

100.019000Local934,290.040 934,290.04 934,467.56100.000000 177.52 0.05
100.019000Base6,500,000.000Original Face: 934,290.04 934,467.56100.000000 177.52 0.05

20 Aug 20202.19983038013TAA9 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2019 3 A1

100.037530Local6,268,652.890 6,268,652.89 6,271,005.52100.000000 2,352.63 0.32
100.037530Base10,000,000.000Original Face: 6,268,652.89 6,271,005.52100.000000 2,352.63 0.32

15 Oct 20202.28206044891JAA6 HYUNDAI AUTO RECEIVABLES TRUST HART 2019 B A1

100.000000Local4,500,000.000 4,500,000.00 4,500,000.00100.000000 0.00 0.23
100.000000Base4,500,000.000Original Face: 4,500,000.00 4,500,000.00100.000000 0.00 0.23

15 Apr 20202.60464044932NAA8 HYUNDAI AUTO RECEIVABLES TRUST HART 2019 A A1

100.013470Local628,537.400 628,537.40 628,622.06100.000000 84.66 0.03
100.013470Base5,000,000.000Original Face: 628,537.40 628,622.06100.000000 84.66 0.03

17 Aug 20202.17983044935RAA6 HYUNDAI AUTO LEASE SECURITIZAT HALST 2019 B A1 144A

100.048870Local2,627,345.650 2,627,345.65 2,628,629.63100.000000 1,283.98 0.14
100.048870Base4,250,000.000Original Face: 2,627,345.65 2,628,629.63100.000000 1,283.98 0.14

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

October 31, 2019

ATZF

ST OF AZ POOL 5 LGIP

November 7, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

17 Aug 20202.26054090290EAA7 USAA AUTO OWNER TRUST USAOT 2019 1 A1

100.033740Local5,010,910.070 5,010,910.07 5,012,600.75100.000000 1,690.68 0.26
100.033740Base12,000,000.000Original Face: 5,010,910.07 5,012,600.75100.000000 1,690.68 0.26

30 Jan 2020912796RY7 TREASURY BILL 01/20 0.00000

99.618750Local10,000,000.000 9,958,999.96 9,961,875.0099.590000 2,875.04 0.52
99.618750Base 9,958,999.96 9,961,875.0099.590000 2,875.04 0.52

21 Nov 2019912796ST7 TREASURY BILL 11/19 0.00000

99.915417Local10,000,000.000 9,989,438.88 9,991,541.7099.894389 2,102.82 0.52
99.915417Base 9,989,438.88 9,991,541.7099.894389 2,102.82 0.52

29 Nov 2019912796SU4 TREASURY BILL 11/19 0.00000

99.884889Local10,000,000.000 9,984,825.55 9,988,488.9099.848256 3,663.35 0.52
99.884889Base 9,984,825.55 9,988,488.9099.848256 3,663.35 0.52

26 Dec 2019912796SY6 TREASURY BILL 12/19 0.00000

99.765104Local10,000,000.000 9,970,810.29 9,976,510.4099.708103 5,700.11 0.52
99.765104Base 9,970,810.29 9,976,510.4099.708103 5,700.11 0.52

20 Feb 20200.010000912796TG4 TREASURY BILL 02/20 0.00000

99.535881Local10,000,000.000 9,943,180.32 9,953,588.1099.431803 10,407.78 0.52
99.535881Base 9,943,180.32 9,953,588.1099.431803 10,407.78 0.52

02 Apr 20200.010000912796TM1 TREASURY BILL 04/20 0.00000

99.355062Local10,000,000.000 9,922,968.79 9,935,506.2099.229688 12,537.41 0.51
99.355062Base 9,922,968.79 9,935,506.2099.229688 12,537.41 0.51

US DOLLAR  Total
112,140,284.360 Local 111,910,508.15 111,962,657.42 52,149.27 5.79

Base93,500,000.000Original Face: 111,910,508.15 111,962,657.42 52,149.27 5.79

Base112,140,284.360 111,910,508.15 111,962,657.42 52,149.27 5.79

FIXED INCOME Total

93,500,000.000Original Face:

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

October 31, 2019

ATZF

ST OF AZ POOL 5 LGIP

November 7, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

October 31, 2019

ATZF

ST OF AZ POOL 5 LGIP

November 7, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,932,458,399.93Base1,936,121,207.220
FUND Total

1,932,629,299.50 170,899.57 100.00
Original Face: 93,500,000.000

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: November 7, 2019

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: October 31, 2019

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

113,361.400 113,361.40 0.000.00Local 113,361.40 0.01

CASH

0.00113,361.40 0.000.00113,361.40Base 0.01

1,823,867,561.460 1,820,553,280.68 118,750.30118,750.30Local 1,820,434,530.38 94.20

CASH EQUIVALENT

118,750.301,820,553,280.68 118,750.300.001,820,434,530.38Base 94.20

112,140,284.360 111,962,657.42 52,149.2752,149.27Local 111,910,508.15 5.79

FIXED INCOME

93,500,000.000 52,149.27111,962,657.42 52,149.270.00111,910,508.15BaseOriginal Face: 5.79

US DOLLAR  Total
1,936,121,207.220 1,932,458,399.93 1,932,629,299.50 170,899.57170,899.57Local 100.00

0.00170,899.5793,500,000.000 1,932,458,399.93 1,932,629,299.50 170,899.57BaseOriginal Face: 100.00

0.00170,899.571,936,121,207.220 1,932,458,399.93 1,932,629,299.50 170,899.57

FUND Total
Base 100.00

93,500,000.000Original Face:

Prepared by State StreetPage 16 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

October 31, 2019 November 7, 2019

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

113,361.400 113,361.40 113,361.40 0.01 0.00 0.00 0.00
US DOLLAR

CASH Total
113,361.400 113,361.40 113,361.40 0.000.01 0.000.00

Page 17 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

October 31, 2019 November 7, 2019

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,823,867,561.460 1,820,434,530.38 1,820,553,280.68 94.20 118,750.30 0.00 118,750.30
US DOLLAR

CASH EQUIVALENT Total
1,823,867,561.460 1,820,434,530.38 1,820,553,280.68 118,750.3094.20 118,750.300.00

Page 18 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

October 31, 2019 November 7, 2019

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

112,140,284.360 111,910,508.15 111,962,657.42 5.79 52,149.27 0.00 52,149.27
US DOLLAR

FIXED INCOME Total
112,140,284.360 111,910,508.15 111,962,657.42 52,149.275.79 52,149.270.00
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Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

October 31, 2019 November 7, 2019

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,936,121,207.220 1,932,458,399.93 1,932,629,299.50 100.00 170,899.57 0.00 170,899.57
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Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

October 31, 2019 November 7, 2019

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
113,361.400 113,361.40 113,361.40 0.01 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
1,823,867,561.460 1,820,434,530.38 1,820,553,280.68 94.20 118,750.30 0.00 118,750.30

118,750.30
0.00

0.00
0.00

118,750.30
0.00

GN GN GN
LS LS LS

FIXED INCOME
112,140,284.360 111,910,508.15 111,962,657.42 5.79 52,149.27 0.00 52,149.27

52,149.27
0.00

0.00
0.00

52,149.27
0.00

GN GN GN
LS LS LS

Original Face: 93,500,000.000

FUND Total
1,936,121,207.220 1,932,458,399.93 1,932,629,299.50 100.00 170,899.57 0.00 170,899.570.000

0.000.00 LS
GN170,899.57 0.00 170,899.57

0.00
GN GN
LS LS

93,500,000.000Original Face:
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